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Eurocurrency lending and deposit rates

Interest rate &

US loan rate ____!'____———— US domestic spread
-
Euro$ loan rate - Euro% spread
: é"'-__________
Euro$ deposit rate : : -
US deposit rate -
-

Deposit, loans
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Interbank transactions: cross-border claims, end June 2003

Source of claim Billions US$ Percentage of total
Banks 9663.6 65.1
Nonbanks 5190.2 34.9
Total 14 853.8 100.0

Source: BIS Quarterly Review, December 2003, p. 15.
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